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In this course, we shall first introduce and analyze the typical bond market. Based on
this knowledge, we will lead the students to study new methodology to analyze bonds
with embedded options and mortgage-backed securities. The materials of FRM Exam are
also included in the course. The students will confidently sit for the FRM Exam.
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I Cultivate talents with a skill of financial management.
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Cultivate talents with a skill of investment and manage finances.
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Trains the talents needed for our nation’ s economic and business environment
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Understanding of the development of the financial disciplin
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Basic knowledge of financial theory analysi
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Basic knowledge of documentation and presentation skill
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Capabilities for financial analysis of current affairs
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Ability of computer programs, algorithms and applications
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G English reading ability of communication and coordination O
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Course Outline

1 Introduction

2 Pricing of Bonds

3 Measuring Yield

4 Bond Price Volatility

5 Factors Affecting Bond Yields and the Term Structure of Interest Rates
6 Treasury and Agency Securities Markets

T Corporate Debt Instruments

8 Municipal Securities

9 Non-U.S. Bonds

10 residential Mortgage Loans

11 Mortgage Pass-Through Securities

12 Collateralized Mortgage Obligations and Stripped Mortgage
13 Analysis of Bonds with Embedded Options

14 Analysis of Convertible Bond
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Resources Required (e.g. qualifications and expertise, instrument and equipment, etc.)

1. Projector
2. Computer

Course Requirements and Suggested Teaching Methods

Lecture
Question and Answer
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Teaching Aids & Teacher’ s Website (Personal website can be listed here. )
http://www. elearn. ndhu. edu. tw/moodle/ (K #=e# 3=)




